The random time interval (7X0, ^'(0) is the excursion interval straddling t, AMS (MOS) subject classifications (1970). Primary 60J65, 60J10, 60E05.
Let {X(t) 9 (1) p(t; 0,y) = f* Q P(t-s' 9 0, Ofefc; 0 9 y)ds\ for 0 < s < t. As an identity in calculus, this coincides with the "first entrance decomposition": With the factor g(8; 0, x) above we have made the entrance into the meandering and excursion processes, and the path is set. It turns out that conditioning with respect to L~(t) will be more appropriate and we obtain for 0 < 6 < r: 
